RECAP OF SECURITIES HELD
As of November 30, 2015

Historical Amortized Fair value Unrealized Weighted Percent

cost cost gain (loss) average

of

effective portfolio

Weighted
average
effective

ARAPAHOE COUNTY TREASURER, CO

maturity (days) duration (years)
Corporate Bonds 53,444,584.55 53,131,243.66 53,063,535.55 (67,708.11) 495 34.88 1.34
Government Agencies 67,076,782.70 66,967,639.58 66,884,523.20 (83,116.38) 664 43.78 1.42
Government Bonds 32,699,218.76 32,635,633.64 32,621,090.00 (14,543.64) 720 21.34 1.94

153,220,586.01 152,734,516.88 152,569,148.75 (165,368.13)

Portfolio diversification (%)

B Corporate Bonds

B Government Agencies

B Government Bonds
Total

34.88
43.78
21.34
100.00




SECURITIES HELD ARAPAHOE COUNTY TREASURER, CO
As of November 30, 2015

Cusip/ Rate/ Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %
Description Coupon Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Corporate Bonds

037833AH3 0.45 05/03/2016 4,215,000.00 4,217,739.75 4,215,602.27 4,215,332.99 (269.28) 9,483.75 1,527.93 1,422.56 275
APPLE INC .45% DUE 0.00 (118.10) (1,285.57)

05-03-2016

084670BHO 1.55 02/09/2018 6,500,000.00 6,564,935.00 6,548,516.78 6,517,225.00 (31,291.78) 0.00 8,115.97 31,064.58  4.28
BERKSHIRE HATHAWAY 1.55% 0.00 (1,844.74) (36,692.50)

DUE 02-09-2018

166764AC4 0.89 06/24/2016 5,000,000.00 5,000,150.00 5,000,028.20 5,009,245.00 9,216.80 0.00 3,580.70 19,261.67  3.26
CHEVRON CORP NEW .889% 0.00 (4.15) (5,290.00)

DUE 06-24-2016

166764AL4 1.35 11/15/2017 5,000,000.00 5,036,200.00 5,026,041.84 5,012,205.00 (13,836.84) 33,625.00 5,417.36 2,802.08 3.29
CHEVRON CORP NEW 1.345% 0.00 (1,108.16) (5,760.00)

DUE 11-15-2017

36962G6M1 1.00 12/11/2015 2,280,000.00 2,301,568.80 2,280,419.18 2,280,375.06 (44.12) 0.00 1,836.66 10,703.33  1.50
GEN ELEC CAP CORP 1% BDS 0.00 (1,143.22) (1,187.88)

11/12/15 USD1000

459200HKO0 1.25 02/08/2018 5,000,000.00 5,008,850.00 5,007,130.67 4,987,735.00 (19,395.67) 0.00 5,034.72 19,444.44  3.27
INTERNATIONAL BUSINESS 0.00 (271.48) (8,010.00)

MACHS CORP 1.25 DUE

02-08-2018

57629WBP4 3.13 04/14/2016 1,000,000.00 1,052,980.00 1,007,496.64 1,009,466.00 1,969.36 0.00 2,517.37 3,993.06  0.69
PVTPL MASSMUTUAL GLFDG Il 0.00 (1,678.35) (2,722.00)

MEDIUM TERM NTS #TR 00038
3.125 DUE 4-14-16 BEO

90327QCW7 2.25 12/13/2016 3,900,000.00 4,053,621.00 3,955,631.68 3,956,979.00 1,347.32 0.00 7,312.50 14,625.00  2.65

PVTPL USAA CAP CORP 0.00 (4,474.40) (390.00)
MEDIUM TERM NTS
BOOKENTRY 144A . 2.25% DUE

12-13-2016 REG
89233P551 2.05 01/12/2017 5,000,000.00 5,160,900.00 5,060,848.35 5,057,762.50 (3,085.85) 0.00 8,256.95 39,291.67  3.37
TOYOTA MOTOR CREDIT CORP 0.00 (4,692.29) (12,697.50)

2.05% MTN 12/01/2017 USD 'B’



SECURITIES HELD
As of November 30, 2015

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Rate/ Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Coupon Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Corporate Bonds

89236TAL9 0.80 05/17/2016 5,000,000.00 5,006,500.00 5,001,006.96 5,006,215.00 5,208.04 20,000.00 3,222.22 1,444.44  3.27

TOYOTA MTR CR CORP .8% 0.00 (180.89) (3,515.00)

DUE 05-17-2016

90331HMQ3 1.35 01/26/2018 5,000,000.00 5,007,140.00 5,005,236.90 4,994,805.00 (10,431.90) 0.00 5,437.50 23,250.00 3.27

U S BK NATL ASSN CINCINNATI 12/26/2017 0.00 (202.46) (4,990.00)

1.35% DUE 01-26-2018

90331HMH3 1.38 09/11/2017 5,000,000.00 5,034,000.00 5,023,284.19 5,016,190.00 (7,094.19) 0.00 5,538.20 15,086.81 3.29

U S BK NATL ASSN FIXED 08/11/2017 0.00 (1,089.74) 3,590.00

1.375% DUE 09-11-2017

Total Corporate Bonds 52,895,000.00 53,444,584.55 53,131,243.66 53,063,535.55 (67,708.11) 63,108.75 57,798.08 182,389.64 34.88

0.00 (16,807.98) (78,950.45)

Government Agencies

3133ECLG7 0.69 04/17/2017 5,000,000.00 4,993,750.00 4,997,847.37 4,990,400.00 (7,447.37) 0.00 2,779.16 4120.83 3.26

FEDERAL FARM CR BKS .69 0.00 129.94 (9,650.00)

DUE 04-17-2017

3133ECJX3 1.04 03/26/2018 2,370,000.00 2,371,682.70 2,370,000.00 2,360,188.20 (9,811.80) 0.00 1,985.54 4,381.87 1.55

FEDERAL FARM CR BKS 1.04 0.00 0.00 (9,906.60)

DUE 03-26-2018

3133EDMC3 0.25 02/26/2016 4,500,000.00 4,491,900.00 4,498,867.32 4,500,090.00 1,222.68 0.00 906.25 2,937.50 293

FEDERAL FARM CR BKS CONS 0.00 395.12 0.00

SYSTEMWIDE BDS DTD .25%

DUE 02-26-2016

3130A57L7 1.05 09/07/2018 5,000,000.00 4,986,950.00 4,989,193.65 4,947,400.00 (41,793.65) 0.00 4,229.17 12,104.17  3.25

FEDERAL HOME LN BKS CONS 0.00 325.17 (22,450.00)

BD 1.05% DUE 09-07-2018 REG

313379EES 1.63 06/14/2019 5,000,000.00 5,042,600.00 5,036,894.90 5,025,675.00 (11,219.90) 0.00 6,545.14 37,465.28  3.29

FEDERAL HOME LN BKS CONS 0.00 (868.80) (28,880.00)

BD 1.625 DUE 06-14-2019



SECURITIES HELD
As of November 30, 2015

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Rate/ Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Coupon Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Government Agencies

3130A4YH9 1.10 04/20/2018 5,000,000.00 5,000,000.00 5,000,000.00 5,005,450.00 5,450.00 0.00 4,430.55 6,111.11 3.26

FEDERAL HOME LN BKS RT 04/20/2016 0.00 0.00 (4,300.00)

1.1% DUE 04-20-2018

3130A3J70 0.63 11/23/2016 5,000,000.00 4,999,900.00 4,999,943.79 4,994,185.00 (5,758.79) 15,625.00 2,517.36 607.64  3.26

FEDERAL HOME LN BKS 0.00 4.78 (10,820.00)

TRANCHE 00646 .625% DUE

11-23-2016

3133EEK33 1.63 05/13/2019 5,000,000.00 5,000,000.00 5,000,000.00 5,011,150.00 11,150.00 40,625.00 6,545.14 3,836.81 3.26

FFCB 1.625% 05-13-2019 05/13/2016 0.00 0.00 (6,500.00)

313371PV2 1.63 12/09/2016 10,000,000.00 10,220,650.00 10,091,664.03 10,090,640.00 (1,024.03) 0.00 13,090.28 77,187.50  6.67

FHLB CONS BD 1.625 0.00 (7,452.36) (20,790.00)

12-09-2016

3134G3550 0.63 11/01/2016 5,000,000.00 4,987,950.00 4,997,247.38 4,995,050.00 (2,197.38) 15,625.00 2,517.36 2,517.36  3.26

FHLMC .625 11-01-2016 0.00 249.48 (11,415.00)

3134G42Z0 0.80 08/07/2017 5,000,000.00 4,998,750.00 4,999,504.41 4,980,400.00 (19,104.41) 20,000.00 3,222.23 2,555.56  3.26

FHLMC MTN .8 02/07/2016 0.00 24.49 (11,100.00)

08-07-2017/02-07-2016

3135G0ORT2 0.88 12/20/2017 5,000,000.00 4,967,800.00 4,986,476.73 4,983,395.00 (3,081.73) 0.00 3,524.30 19,444.44 324

FNMA .875 12-20-2017 0.00 548.24 (19,740.00)

3136G0C66 0.95 09/19/2017 5,000,000.00 5,014,850.00 5,000,000.00 5,000,500.00 500.00 0.00 3,826.39 9,368.06  3.27

FNMA DTD 9/19/2012 .95 0.00 0.00 (12,750.00)

09-19-2017/09-19-2014

Total Government Agencies 66,870,000.00 67,076,782.70 66,967,639.58 66,884,523.20 (83,116.38) 91,875.00 56,118.87 182,638.13 43.78

0.00 (6,643.94) (168,301.60)

Government Bonds

912828G79 1.00 12/15/2017 5,000,000.00 4,999,414.06 4,999,570.20 5,001,955.00 2,384.80 0.00 4,098.36 22,950.82  3.26

UNITED STATES OF AMER 0.00 17.29 (17,770.00)

TREAS NOTES 1.0% NTS
12-15-2017
USD1000'AU-2017’



SECURITIES HELD
As of November 30, 2015

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Rate/ Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Coupon Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Government Bonds

912828RP7 1.75 10/31/2018 5,000,000.00 5,119,921.88 5,098,563.40 5,077,930.00 (20,633.40) 43,750.00 7,211.54 7,211.54  3.34

UNITED STATES TREAS NTS 0.00 (2,773.82) (26,625.00)

1.75 DUE 10-31-2018

912828D80 1.63 08/31/2019 5,000,000.00 5,025,390.63 5,021,301.39 5,035,940.00 14,638.61 0.00 6,696.43 20,312.50 3.28

UNITED STATES TREAS NTS 0.00 (466.45) (22,265.00)

DTD 08/31/2014 1.625% DUE

08-31-2019 REG

912828TB6 0.75 06/30/2017 5,000,000.00 4,991,406.25 4,996,670.79 4,991,990.00 (4,680.79) 0.00 3,057.06 15,591.03  3.26

UNITED STATES TREAS NTS 0.00 172.80 (15,365.00)

DTD 00410 .75% DUE

06-30-2017 REG

912828TG5 0.50 07/31/2017 2,500,000.00 2,458,984.38 2,481,119.79 2,485,155.00 4,035.21 0.00 1,019.02 4,144.02  1.60

UTD STATES TREAS .5% DUE 0.00 930.06 (7,325.00)

07-31-2017

912828RJ1 1.00 09/30/2016 10,000,000.00 10,104,101.56 10,038,408.07 10,028,120.00 (10,288.07) 0.00 8,196.72 16,666.67  6.59

UTD STATES TREAS 1% DUE
09-30-2016

152,265,000.00

0.00

153,220,586.01

0.00

(3,777.84)

152,734,516.88

(29,349.88)

(22,530.00)

152,569,148.75

(359,132.05)

(165,368.13) 198,733.75

144,196.08

451,904.35 100.00




	Pages from November 2015 Portfolio
	Pages from November 2015 Portfolio-2

